Back-Testing INR / YEN 100

from 22-10-02 to 31-12-13

Series 1: Actual Price

Technidex Capital Advisors

Residual Investment Value* of Trading, Short Term & Investment Positions

Series 3: Short Term Position

Series 2: Trading Position

) ™
Technidex
Buy Calls for Short Sell Calls for Short Buy Calls f Sell Calls f
Overall Buy Calls for Trading | Sell Calls for Trading uyLa's for shor elifars for Shor uy Lafis for et Latls for
Total Days Term Term Investment Investment
No. of days 2,911 1,596 1,315 1,561 1,350 1,590 1,321
Success Rate NEXT day - 72.74% 79.01% 69.63% 74.37% 70.69% 76.53%
Ave % Chng on NEXT day 0.02% 0.04% 0.00% 0.04% 0.00% 0.02% 0.01%
Trading Position: Short @ 0.9086 Short Term Position: Short @ 0.8794 Investment Position: Short @ 0.6732
CMP: 0.5891
Profit of Rs: 0.3195 Profit of Rs: 0.2903 Profit of Rs: 0.0841
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Series 4: Investment Position

* Residual Investment Value = Holding Price after factoring in Profit / Loss of each trade
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